CITY OF ENCINITAS

INVESTMENT REPORT
MEMORANDUM
Three Months ended September 30, 2016

TO: City Council Ei )
VIA: Karen P. Brust, Clw

FROM: Tim Nash, Director of Finance/City Treasurer

-

DATE: October 28, 2016

SUBJECT: City of Encinitas Investment Report for the three (3) months ended September 30,
2016

It is the practice of the Finance Department to report on the status of City investments to the
City Council on a periodic basis. Currently, the process is to report investment positions and
results quarterly via memorandum, with attachments showing positions and earnings by
investment and in summary. This report covers only the City's Pooled Investment fund (the
“Pool”.) It does not cover monies invested by the City's bond trustee, which are reported on an
annual basis.

The Pool had an investable balance of $91.0 million at September 30, 2016, compared to an
average investable balance for the period of $99.6 milion. The size of the pool varies
throughout the year depending upon cash flow. Several factors have a significant impact on
cash flow. Property tax revenue is received primarily in December, January, April and May.
While debt payments typically fall in February, April, August and October. In addition large
payments on capital projects can happen throughout the year. The chart below shows the
portfolio balance over the last five years.

Monthly Portfollo Balance by Fiscal Year
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The City utilizes a variety of investment vehicles, including direct investments and indirect
investments. Direct investments are primarily fixed income securities issued by the US
Treasury and several US Gov't Agencies, such as the Federal National Mortgage Association
{(FNMA) and the Federal Home Loan Mortgage Corporation (FHLMC). Indirect investments
include money market funds and pooled investments funds managed by other agencies, such
as the California LAIF fund. Indirect investment balances are generally available to the City on
a next day basis, and are classified as “liquid" meaning available to pay current demands.
Monies invested in direct securities can only be accessed via the maturity of a security, or
selling the security prior to maturity. The final maturities on our direct securities vary from less
than one month to four years. The City has total liquidity, including cash in the bank, of $16.0
million at September 30, 2016.

FY 2016-17 Jun 30, 2017 | Mar 31, 2017 | Dec 31, 2016 | Sep 30, 2016
Book Value - $ 91,046,362
Market Value $91,425,284
Unrealized Gain/(Loss) $ 378,922
Unrealized Gain/Loss as % of Book Value 0.4162%
Effective Rate of Return 0.95%
Average Yield To Maturity 1.006%
Average Maturity (Years) 1.53
Investment Eamings Year to Date $ 238,626

The Pool earned $238,626 during the first three months of FY 2016-17 for an annualized return
of 0.95%. This compares to the City's adopted performance benchmark of the one (1) year
constant maturity Treasury index at .56%. The City informally utilizes an alternative benchmark
of the two (2) year constant maturity Treasury index vyield for comparison. This is a more
appropriate comparison when the weighted-average maturity (WAM) of the Pool is greater than
one year (the current WAM is 557 days or 1.53 years.) The 2 yr. T-note averaged about .73%
during the period.
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The market value of the City’s direct investments exceeds their carrying value by $378,922 as of
September 30, 2016, meaning that we have unrealized gains on securities held. Should interest
rates begin to rise, as most experts expect, then the market value of securities held would
decline, and would likely begin to show unrealized losses. Since the City has never had to sell



a security prior to maturity, any unrealized gains or losses would only constitute a timing
difference.

The public’s monies are extremely safe and well-diversified, and are in line with the City's
adopted investment policy and the overall direction of the City Council.

ATTACHMENTS - Portfolio Management and Interest Earnings Reports



City of Encinitas - Qtr Inv Report

CITY OF ENCINITAS
505 S. VULCAN
ENCINITAS, ENCINITAS, CA 9

Portfolio Management (760)633-2641
Portfolio Summary
September 30, 2016
Par Market Book % of Y Days to
Investments Value Value Value Portfolio Term Maturity
Loca! Agency Investment Funds 13,524, 997.82 13,524,897.82 13,524 997.82 1508 DE40 1 1
Managed Poot Accounts 1,004,898 .86 1,004,898 86 1,004 898 B6 1.12 0640 1 1
Money Market Funds 14,213.59 14,212.59 14,213 59 0.02 0.270 1 1
Certificates of Deposit - Bank 3,968,000.00 4,002,658.00 3,968 000 00 443 1.403 1,311 408
U.S. Treasury Coupon Securities 22,000,000.00 22,148,993.91 22.049.316.30 24 60 1.022 1141 839
Federal Agency Coupon Securities 46,000,000.00 46,400,270 00 46,157.655.59 51,50 1.107 1,202 640
Federal Agency Callable Securities 2,900,000 00 2.901,972.00 2.900,000.00 .24 0.580 1,279 79
89,412,110.27 £9,998,004.18 89,619,082.16  100.00% 1.006 1,000 557
Investments
Cash
PassboakiChecking ) 1,427,280.04 1,427,280.04 1,427,280 04 0.000 1 1
(not included in yield calculations)
Tota! Cash and investments 90,839,390.31 91,425,284.22 91,046,362.20 1.006 1,000 557

Total Earnings
Current Year

Average Daily Balance
Effective Rate of Return

| certify the accuracy of the attached report on the City of Encinitas’ Pooled Investment Fund.
d Invesiment Policy., which is available through the City Clerk’

compliance with the City's ado
ource of the market values of invesiments awned Is Union Bank of California Custody Services.

expenditure :equire;ﬂs. T,

September 30 Period Ending

238,626.08

99,631,576.33
0.95%

Tim Nash, Finance Direclor \ Treasurer

Reporting period 07/01/2016-09/30/2016
Data Updated: SET_QTR: 10/11/2016 14:44
Run Date: 101172016 - 1445

/"/2311 &

No fiscal year history available

4

All funds for which the City has oversight responsibility are reflected in this report. All invesiments are in
s office. The City's Investment Program provides sufficient liquidity to meel the next six {6) months

Porifolio ENCI
AC

PM {PRF_PM1} 7.3.0

Report Ver 7.35



City of Encinitas - Qtr Inv Report

Portfolio Management Page 1
Portfolio Details - Investments
September 30, 2016
Average Purchase Stated Y™ Maturity
CUSIP Investment # Issuer Balance Date Par Valus Market Value Book Value  Rate 5&P Moody's Date
Local Agency Investment Funds
5Y51012 1012 CA LAF 13,524,997.82 13,524,997.62 13,524,997.62 0640 0640 NR
Subtotal and Average 19,424,000.58 13,524,997.82 13,624,997.82 13,524,997.52 0.640
Managed Pocl Accounts
$YS1003 1003 CA Asse! Management Program 1,004,895.86 1,004,895.86 100489886 0640 0640 AAA
Subtotal and Average 1,004,376.62 1,004,898 86 1,004,898.86 1,004,898.86 0.640
Money Market Funds
SYS1004 1004 Union Bank Custody Acct, 14,213.59 14,213.59 14,213.59 0270 0270  AAA
Subtotal and Average 74,452.88 14,213.59 14,213.59 14,213.68 0.270
Caertificates of Deposit - Bank
1404200G8 1479 Capital One Bank USA, NA 101222014 248,000.00 248,059.52 248,000.00 1000  1.000 NR NR 10/24/2016
795450PZ2 1437 Sallie Mae Bank/Mumay 10/24/2012 248,000.00 248,124.00 248,000.00  1.350  1.350 NR NR 101242016
I6160X Y43 1439 GE Capital Bank 1012672012 248,000.00 248,128.96 248,000.00 1350  1.350 NR NR 10/26/2016
20033ADJ2 1455 Comenity Capital Bank 11212043 248,000.00 248,143.84 248,00000 1000  1.000 NR NR 11114/2016
71270QKUS 1486 Peoples United Bank 12/40/2014 248,000.00 248,198.40 248,00000 1000  1.000 NR NR 121122016
52168UCU4 1476 Leader Bank 10/23/2014 248,000.00 248,562.96 248,00000 1.050  1.050 NR NR 04/21/2017
20451PKJ4 1470 Compass Bank 061172014 248,000.00 248,699.36 24800000 1050  1.050 NR NR 05/11/2017
628779FHA 1471 NBT Bank 06/06/2014 248,000.00 248,858.08 24800000 0950 0950 NR NR 06/06/2017
23204HBHO 1474 Customers Bank 0611872044 248,000.00 248,825.84 248,000.00 0950  0.950 NR NR 06/19/2017
02587DLVE 1438 American Express Centurion 1042512012 248,000,00 249,914.56 24800000  1.500  1.500 NR NR 10/25/2017
45083ADZ2 1482 Iberia Bank /LA 12/04/2014 248,000.00 249,217.68 248,000.00  1.200  1.200 NR NR 12/04/2017
254672CB2 1477 Oiscovery Bank 10/22/2014 248,000,00 251,392.64 248,000.00  1.800  1.800 NR NR 10/22/2018
0606247A5 1454 Bank of Baroda 111212013 248,000.00 253,029.44 248,000,00 2050  2.050 NR NR 11/13/2018
B562B843F9 1484 State Bank of India 1210572014 248,000.00 252,840.96 248,00000 2000  2.000 NR NR 12/05/2018
87164YEBG 1478 Synchrony Bank 1011772014 248,000,00 255,249.04 24800000 2000  2.000 NR NR 10/17/2019
172B4C5K6 1487 CIT Bank 1210/2014 248,000.00 255,412.72 248,000.00 2200  2.200 NR NR 12/10/2019
Sublotal and Average 1,968,000.00 1,968,000.00 4,002,668.00 3,968,000.00 1.403
U.S. Treasury Coupon Securities
912828WA4 1481 U.S. Treasury Notes 11/0472014 2,000,000.00 2.000,320.00 2,000,089.22 0625 0508 AA+  Aaa 10/1572016
912828TG5 1511 U.S. Treasury Noles 0172712016 2,000,000.00 1,998,120.00 1.995,188.29  0.500  0.782 Aaa 07/3172017
912828UER 1450 U.S. Treasury Notes 1211712014 2,000,000.00 2,000,860.00 199332432 0750 1.022 AA+  Aaa 12/31/2017
912828VK3 1491 U.5. Treasury Notes 02/20/2015 2,000,000.00 2,020,940.00 200767186 1375 1150  AA+  Aaa 06/30/2018
812828XK1 1509 U.S. Treasury Notes 0172772016 2,000,000.00 2,003,680.00 199660442 0875 0971 Aaa 07/15/2018
Portfolic ENCI
Data Updated: SET_QTR: 10/11/2016 14:44 AC
Run Date: 10/11/2016 - 14:45 PM (PRF_PM2)7.3.0
5

Report Ver, 7.3.5



City of Encinitas - Qtr Inv Report

Portfolio Management Page 2
Portfolio Details - Investments
September 30, 2016
Average Purchase Stated YTM Maturity
CusIP Investment # Issuer Balance Date Par Valua Market Vajue Book Value  Rate S&P Moody's Date
U.S. Treasury Coupon Securities
912628TH3 1510 U.5. Treasury Notes 0112712016 2,000,000 00 2,000.460.00 1,082,296.98 0875 1195 Aaa 07/31/2019
912828TND 1515 U 5. Treasury Notes 06/01/2016 2,000,000 00 2,006,400.00 1,997.61699 1000  1.042 Aaa 08/31/2019
912828TV2 1516 U S. Treasury Notes 06/01/2016 2,000,000 .00 2,022,333.91 2,012,95761 1250 1071 Aaa 1043112019
91282850 1517 U.S. Treasury Notes 06/01/2016 2,000,000.00 2,026,180.00 2,014,23154 1375 1161 Asa 02/29/2020
91262884 1518 U S. Treasury Notes 06/01/2016 2,600,000.00 2,026,180.00 201383455 1375 1172 Aaa 03/31/2020
912828XM7 1544 US TreasuryNotes ~ 04/19/2016 2,000,000.00 2,043,520.00 203550052 1625  1.149 NR  Aaa 07/31/2020
Subtotal and Average 26,022,645.28 22,000,000.00 22,148,993.91 22,049,316.30 1.022

Federal Agency Coupon Securities
3135G0ESS 1453 Federal Nat1 Morigage Assoc. 0612612013 2,000,000 00 2,002,280.00 200089516 1375  1.002 AAA  Aas 19/15/2016
3137EADT3 1467 Federal Home Loan Morigage 03/10/2014 2,000,000.00 2,003,180.00 200082582 0875 0768 AAA  Asa 02222017
3137EADCO 1466 Federal Home Loan Morigage 031102014 2.000,000.00 2,004,600.00 200182341 1000 0788 AAA  Aza 03082017
3135G0JA2 1473 Federal Nat| Morigage Assoc 06/09/2014 1,000,000.00 1,003,120.00 1,001749.21 1125 0B15  AAA  Aaa 041272017
MITEADF3 1468 Federal Home Loan Morigage 031072014 2,000,000.00 2,008,280.00 2,004741.24 1250 0858 AAA  Aaa 05122007
3133EEXE2 1502 Federal Farm Credit 06/24/2015 1,000,000.00 1,001,680.00 100013072 0800 0781  AA+  Aaa 06/16/2017
3133EDSU7 1508 Federal Farm Credit 06/26/2015 1.000,000.00 1,003,570.00 100146547 1000 0830 AA+  Aaa 08/152017
3136GOYES 1494 Federal Natl Morigage Assoc. 0512712015 1,000,000.00 1,002,220.00 1,001,97571 1000 Q780 AA+  Aaa 08/28/2017
3138G0ZH? 1480 Federal Nat| Morigage Assoc 11/0472014 2,000,000.00 2,007,300 00 200026170 1.050 1036 AAA  Aaa 09/05/2017
3130A4TR3 1495 Federal Home Loan Bank 0512712015 2,000,000.00 2.002,560.00 2,001,13068 0.875 0820 AA+  Aaa 10162017
3135G0TGA 1504 Federal Nat'| Mortgage Assoc. 0612612015 2,000,000.00 2,002,680.00 109693324 0875 0890 AA+  Aaa 02/08/2018
3137EADP1 1492 Federal Home Loan Mortgage 0372012015 2,000,000.00 2,001,560.00 1,995908.75 0875 1020 AA+  Aaa 03/07/2018
3133EEMSB 1496 Federal Farm Credit 0572772015 2,000,000.00 2,004,300.00 1,990.033.15 1000 1030 AA+  Aaa 05/21/2018
3135GOE33 1501 Federal Natl Mortgage Assoc. 06/24/2015 2,000,000.00 2.010,020.00 199876537 1125 1160  AA+  Aaa 07/20/2018
3130ASES54 1497 Federal Home Loan Bank 05/27/2015 2,000,000.00 2,007,720.00 200000000 1100 1100 AA+  Aaa 08/13/2018
3135G0YMZ 1503 Federal Natl Mortgage Assoc. 06/26/2015 2,000,000,00 2,040,800 00 202475230 16875 1230 AA+  Aaa 09/18/2018
3130A5320 1493 Federal Home Loan Bank 0412412015 2,000,000.00 2,003,720.00 199919258 1050 1070 AA+  Aaa 10/23/2018
3135G0YT4 1505 Federal Natl Mortgage Assoc. 0612612015 2,000,000.00 2,032,300.00 201492618 1625 1270  AA+  Aaa 11/27/2018
3135G0ZA4 1500 Federal Natl Mortgage Assoc. 0612412015 2,000,000.00 2,044,680.00 202307270 1875 1377  AA+  Amsa 02/18/201%
3133782M2 1498 Federal Home Loan Bank 05/27/2015 2,000,000.00 2,026,140.00 200851860 1500 1320 AA+  Aaa 03/08/2019
313379EES 1498 Federal Home Loan Bank 0512772015 2,000,000.00 2,031,640.00 2,011,780.16 1625 1400 AA+  Aaa 06/14/2019
3135G0ZG1 1506 Federal Nat1 Morigage Assoc. 06/26/2015 2,000,000.00 2,043,240.00 200879034 1750 1505  AA+  Aaa 09/12/2019
3135G0ZY2 1507 Federal Natl Morntgage Assoc. D6/26/2015 2,000,000.00 2,044 660.00 200635314 1750 1645  AA+  Asza 11/26/2019
3137EADRT 1512 Federal Home Loan Mortgage 0411912016 2,000,000.00 2,021,700.00 201680021 1375 1134  AA+  Aaa 05/01/2020
313383HUB 1513 Federal Home Loan Bank 04/19/2018 2,000,000.00 2,046,320.00 203782964 1750  1.224  AA+  Aan 08/12/2020

Subtotal and Average 46,167,546.39 48,000,000.00 46,400,270.00 46,157,655.59 1.107

Data Updated: SET_QTR: 10/11/2016 14:44

Run Date: 10V112016 - 1445

Partfolic ENCI

AC
PM (PRF_PM2) 7 3.0



City of Encinitas - Qtr Inv Report

Portfolio Management Page 3
Portfolio Details - Investments
September 30, 2016
Average Purchase Stated YTM Maturity
CusiP Investment # Issuer Balance Date Par Value Markat Value Book Value  Rate S&P Moody's Date
Federal Agency Callable Securities

313383FB2 1453 Federal Home Loan Bank 06/19/203 2,900 000.00 2,901,972.00 2,900,000.00 0580 0.580 AAA  Aaa 12/18/2016

Subtotal and Average 2,900,000.00 2,900,000.00 2,901,972.00 2,900,000.00 0.560

Total and Averape 99,631,676.33 89,412,110.27 £9,998,004.18 89,619,082.16 1.008

Dala Updaled: SET_QTR: 10/11/2016 14:44
Run Date: 16/11/2016 - 14.45

Portfolio ENCI

AC
PM {PRF_PM2) 730



City of Encinitas - Qtr Inv Report

Portfolio Management Page 4
Portfolio Details - Cash
September 30, 2016
Average Purchase Stated YTM™
cusIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate S&P Moody's
Passhook/Checking Accounts
5YS1010 1010 Union Bank Checking Acct 1,427,280 04 1,427,280 04 1.427,280.04 0000
Average Balance 0.00
Total Cash and Investments 99,631,576.33 90,839,390.31 91,425,284.22 91,046,62.20 1.006
Portfolio ENCI
AC

Dala Updated: SET_QTR: 10/11/2016 14:44
Run Date. 10/11/2016 - 14 45

PM {(PRF_PM2)7.2.0



City of Encinitas - Qtr Inv Report
Portfolio Management

Page 1
Activity By Type
July 1, 2016 through September 30, 2016
Stated Transaction Purchases Redemptions
cusiP Investment # Issuer Rate Date or Deposits or Withdrawals Balance
Passbook/Checking Accounts (Monthly Summary)
S$YS1010 1010 Union Bank Checking Acct. 6,491,113 87 8,409,848.92
Subtotal 6,491,113.87 8,409,848.92 0.00
Locai Agency Investment Funds {Monthly Summary)
SYS1012 1012 CA LAIF 0640 1,535,124 72 11,900,000.00
Subtotal 1,535,124.72 11,900,000.00 13,624,997.82
Managed Pool Accounts (Monthly Summary)
SYS1003 1003 CA Asset Management Program 0.640 1,430.21 0.00
Subtotal 1,430.21 0.00 1,004,858.86
Money Market Funds (Monthly Summary)
S$YS1004 1004 Union Bank Custody Acct. 0270 6,256,618 98 6,242,875.00
Subtotal 6,266,618.98 6,242,875.00 14,213.59
Certificates of Deposlt - Bank
Subtotal 3,968,000.00
U.S. Treasury Coupon Securities
9128280X1 1459 U S. Treasury Notes 1.500  07/31/2016 0.00 2.000,000.00
912828F47 1488 U S Treasury Noles 0.500 05/30/2016 000 2,000,000.00
912828RF9 1489 U S. Treasury Notes 1000  08/31/2018 000 2,000,000.00
Subtotal 0.00 6,000,000.00 22,049,316.30
Federal Agency Coupon Sacurities
Subtotal 45,157,655.59
Federal Agency Callable Securities
Subtotal 2,900,000.00
Total 14,284,287.78 32,562,721.92 89,619,082.16
Portfolio ENCI
Dala Updated: SET_QTR: 10/11/2016 14:44 AC
Run Date. 1071172016 - 14'45 P (PRF_PM3}7.30
9 Report Ver 7.2.5



City of Encinitas - Qtr Inv Report
Portfolio Management Page 1
Interest Earnings Summary
September 30, 2016

September 30 Manth Ending Fiscal Year To Date
CDICoupon/Discount Investments:
Interest Collected 256,531.45 256,531.45
Plus Accrued Interest at End of Period 203,217.92 203,217.92
Less Accrued Interest al Beginning of Period 4 227,241.92) { 227.241.92)
Less Accrued Interest at Purchase During Period ( 0.00) ( 0.00)
Interest Earned during Period 232,507.45 232,507 45
Adjusted by Premiumns and Discounts -25,290.04 -25,290.04
Adjusted by Capilal Gains or Losses 0.00 0.00
Eamings during Periods 207.217.41 207.217.41
Pass Through Securities:
Interest Collected 0.00 0.00
Plus Accrued Interest at End of Period 0.00 0.00
Less Accrued Interest at Beginning of Period { 0.00) { 0.00}
Less Accrued Interest at Purchase During Period { 0.00) { 0.00)
Interest Earned during Period 0.00 0.00
Adjusied by Premiums and Discounts 0.00 0.00
Adjusied by Capilal Gains or Losses 0.00 0.00
Eamings during Periods 0.00 0.00
CashiChecking Accounts:
Interest Collecled 36,642.46 36,642 46
Plus Accrued Interest at End of Period 30,366.91 30,366.91
Less Accrued Interest al Beginning of Period { 35,600.70} { 35,600.70)
interest Earned during Period 31,408.67 31,408.67
Total Interest Eamed during Period 263,916.12 263,916.12
Total Adjustments from Premiums and Discounts -25,290.04 -25,290.04
Total Capital Gains or Losses 0.00 0.00
Total Earnings during Period 238,626.08 238,626.08
Portfolio ENCI
Data Updated: SET_QTR: 10/11/2016 14:44 ) ] AC
Run Date: 10/11/2016 - 14:45 No fiscal year histary available PM (PRE_FME) 7.2.0
Report Ver 7.3.5
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CITY OF ENCINITAS

City of Encinitas - Qtr Inv Report 505 S. VULCAN
ENCINITAS, ENCINITAS,CA 9
Investments by Issuer IRGAIS 2641

Active Investments
Sorted by Fund
September 30, 2016

Investment Current Market YTM Redemption Days To Call
cusip Investment # Security Type Class Book Value Rate Market Value Date 365 Date Matuyrity Date  Collateral
American Express Centurion
025870LVA 1438 Certificates of Deposit - Bank Fair 248,000.00 1.500 249,914 56 09/30/2016 1.500 10/25/2017 389
Subtotal and Average 248,000.00 249,914,566 1.500 389
Bank of Baroda
D606247A5 1454 Certificates of Deposit - Bank Amort 248.000.00 2,050 253,029.44 09/30/2016 2050 117132018 - 773
Subtotal and Average 248,000.00 253,029.44 2.050 ™
CA Asset Management Program
5YS1003 1003 Managed Pool Accounts Amort 1.004,893.86 0640 1.004.898.86 09/30/2016 0.640 1
Subtotal and Average 1,004,898.86 1,004,898.86 0.640 1
Capital One Bank USA, NA
1404200QGA 1479 Certificates of Deposit - Bank Amort 248 000 00 1.060 248,059.52 09/30/2016 1000 10/24/2016 23
Subtotal and Average 248,000.00 248,059.52 1.000 23
CIT Bank
172B4C5K6 1487 Certificates of Deposit - Bank Amort 248,000.00 2.200 255.412.72 09/3072016 2,200 12/10/2019 1,165
Subtotal and Avarage 248,000.00 255,412.72 2.200 1,165
Comenity Capital Bank
20033AD.2 1455 Cerlificates of Deposit - Bank Amort 248.000.00 1,000 248,142.84 09/30/2016 1000 11114/2016 44
Suhbtotal and Average 248,000.00 248,143.64 1.000 44
Compass Bank
20451PKJ4 1470 Ceriificates of Deposit - Bank Amort 248 000 00 1.050 248.699.236 09/30/2016 1050 0511/2017 222
Subtotal and Average 248,000.00 248,699.36 1.050 222
Customers Bank
23204HBHO 1474 Certificates of Deposit - Bank Amort 248,000.00 0.950 248,825.84 030/2016 0.950 08/19/2017 261
Subtotal and Average 248,000.00 248,825.84 0.950 261
Portlolio ENCH
Dala Updated: SET_QTR: 10/11/2016 14.44 . ) AC
Run Date: 101172016 - 14.45 No iiscal year history available DI(PRF_DI}7 11
Repon Ver 73.5

11



City of Encinitas - Qtr Inv Report
Investments by Issuer

Page 2
Sorted by Fund 9
Investment Current Market YTM Redemption Days To Cail
cusip Investment # Security Type Clasa Book Value ___ Rate Market Value Date 365 Date_ Maturity Date _Collateral
Discovery Bank
254672CB2 1477 Cenriificales of Deposit - Bank Amort 248,000.00 1.860 251,392 64 08/30/2016 1.800 10222018 751
Subtotal and Average 248,000.00 251,392.64 1.800 75
Federa! Farm Credit
3133EEM98 1438 Federal Agency Coupon Securities Fair 1,999.033.15 1.000 2,004,300.00 0%/30/2016 1030 05/21/2018 597
3133EEXB2 1502 Federal Agency Coupon Secunties Fair 1.000,130.72 0.800 1,001,680.00 09/30/2016 0781 06M6/2017 258
3133EDSUT 1508 Federal Agency Coupon Secunties Fair 1.001.465.47 1.000 1,003,570.00 09/30/2016 0830 08/15/2017 318
Sublotal and Average 4,000,629.34 4,009,550.00 0.918 442
Federal Home Loan Bank
3130A5320 1493 Federal Agency Coupon Securities Fair 1,996,192 68 1050 2,003,720,00 097202016 1,070 10/23/2018 752
J130A4TRI 1495 Federal Agency Coupon Secunties Fair 2.001,130.68 0875 200256000 D9/30/2016 0.820 10M6/2017 3680
J130ASE54 1497 Federal Agency Coupon Secunties Fair 2.000.000.00 $.100 2,007,72000 083072016 1100 08/13/2018 681
3133782M2 1498 Federal Agency Coupon Secunties Far 200851869 1.500 2,026,140.00 09/30/2016 1320 03/08/2019 888
3J13379EES 1499 Federal Agency Coupon Securities Fawr 2,011,780,.18 1.625 2,031,640 00 09/30/2018 1400 06/14/2019 986
313383HUS 1513 Federal Agency Coupon Secuntres Fair 2.037.829.64 1.750 2,046,320 00 09/30/2016 1.224 06/12/2020 1,350
313383FB2 1451 Federal Agancy Callable Securities Fair 2.900,300.00 0.580 2,901,97200 09/30/2016 0.580 12/19/2016 79
Subtotal and Average 14,958,461.77 15,020,072.00 1.044 693
Federal Home Loan Mortgage
J1ITEADCO 1466 Federal Agency Coupon Securnties Farr 2.001,823.41 1.000 2.004,600.00 0973072016 0788 03/08/2017 158
31I7EADTI 1467 Federal Agency Coupon Secunties Fair 2,000,825.82 0.875 2.003,180.00 09/30/2018 0768 02222017 144
3137EADF3 1468 Federa) Agency Coupon Secunbes Fair 2,004,741.24 1.250 2.008.28000 09/30/2016 0858 05122017 223
3137EADP1 1492 Federal Agency Coupon Securities Fair 1,995,908 75 0875 2,001,560.00 0873072016 $.020 03072018 522
MITEADRT 1512 Federal Agency Coupan Securities Fair 2,016,800 21 1.375 2,021,700.00 09/30/2016 1.134 D5/01/2020 1,308
Subtotal and Average 10,020,099.43 10,03%,220.00 0.914 472
Federal Nat'l Mortgage Assoc.
3135GOESS 14523 Federal Agency Coupon Securities Fair 2,000,895.16 1,375 2,002,280.00 09/30/2016 1.002 1411512016 45
3135G0JA2 1473 Federal Agency Coupon Secunties Fair 1,001,749.21 1.125 1,003,120.00 09/30/2016 0815 0412712017 208
I13I6GOZHT 1480 Federal Agency Coupon Securities Fair 2,000,261.70 1.050 2.007,300.00 09/30/2016 1036 Q9052017 339
3136GOYES 1494 Federal Agency Coupon Securities Fair 1,001,976 71 1.000 1.002,220.00 09/30/2016 0780 0B/28/2017 01
3IASGOZAY 1500 Federal Agency Coupon Securities Fair 202307270 16875 2,044,680.00 09/30/20116 1377 021192019 871
JM1ISG0E3S 1501 Federal Agency Coupon Secunties Fair 1,998,765.37 1.125 2.010,020.00 03°30/2016 1.160 07/20/2018 657
3135G0YMI 1503 Federal Agency Coupon Secunties Fair 2.024,752.30 1.875 2.040,800.00 09/30/2016 1230 0918/2018 7
3135G0TGS 1504 Federal Agency Coupon Securities Fawr 1.996,933.24 0.875 2,002,680 00 09/30/2016 0990 02/08/2018 495
Portfolio ENCI
Data Updated: SET_QTR: 10/11/2016 14.44 ' ) AC
Run Date' 104112016 - 14.45 No fiscal year history available Ol{PRF_DH7 19
. Repon Ver. 73.5
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CUsIP Investment #
J3135G0YT4 1505
I135GOZG 1506
J135G0ZY2 1507
GE Capital Bank
J6160XY43 1439
Iberia Bank /LA
45083ADZ2 1482
State Bank of India
8562843F9 1484
CA LAIF

SY51042 1012
Leader Bank

52168UCU4 1476
NBT Bank

628779FHB 1471

Peoples United Bank

712700KU9

1486

Sallle Mae Bank/Murray

795450PZ2

1437

City of Encinitas - Qtr inv Report
Investments by Issuer

787
1,076

1.151

641

25
25

429
429

795

795

202

202

248
248

72
72

23

Sorted by Fund
Investment Current Market  YTM Redemption Days To

Security Type Claas Book Value Rate Market Value Date 365

Federat Agency Coupon Secunties Fair 2,014,926.18 1625 2,032,300 00 09/30/2016 $.270 11272018

Federal Agency Coupon Securities Fair 2,008,790 34 1750 2,043 24000 09/30/2016 1.585 09M12/2019

Federal Agency Coupon Securities Fair 2,006,353, 14 1.750 2,044,660.00 09/30/2016 1645 1112612019
Subtotal and Average 20,078,475.05 20,233,200.00 1211

Certificates of Deposit - Bank Fair 248,000.00 1.350 248,128.96 09/30/2016 1.350 10/26/2016
Subtotal and Average 248,000.00 248,128.96 1.350

Certificates of Deposil - Bank Amon 248,000 00 1.200 249,217 68 09730/2016 1200 12/04/2017
Subtotal and Average 248,000.00 249,217.68 1.200

Certificates of Deposit - Bank Amort 248,000.00 2.000 252.840.86 09/30/20116 2.000 12/05/2018
Subtotal and Average 248,000.00 252,840.96 2.000

Local Agency Investiment Funds Amort 13,524 997 82 0640 13.524 997 B2 09/30/2016 0640
Subtotal and Average 13,524,997.82 13,524,997.82 0.640

Cerlificates of Deposit - Bank Amort 248,000.00 1.050 248,562.96 09/30/2016 1.050 0472172017
Subtaotal and Average 248,000.00 248,562.96 1.050

Certificates of Deposil - Bank Amort 24600000  0.950 24885808 09/30/2016 D950 06/06/2017
Subtotal and Average 248,000.00 248,858.08 0.950

Certificates of Deposit - Bank Amort 248,000.00 1.000 248,198.40 09/30/2016 1.000  12/12/2016
Subtotal and Average 248,000.00 248,198.40 1.000

Certificates of Deposit - Bank Fair 24800000 1.350 248,124 00 09/30/2016 1350 10/24/2016
Subtotal and Average 248,000.00 248,124.00 1.350

Data Updated: SET_QTR: 10/11/2016 14:44

Run Date 10/11/2016 - 1445

No fiscal year history available
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Investments by Issuer

City of Encinltas - Qtr Inv Report

Page 4
Sorted by Fund .
Investment Current Market YTM Redemption Days To call
CUsIP Investment # Security Type Class Book Value _ Rate Market Value Date 366 Date Maturity Date Collateral
Synchrony Bank
87164YEBSG 1478 Centificates of Deposit - Bank Amort 248,000.00 2.000 255,249 04 09/30/2016 2.000 10/47/2019 1,111
Subtotal and Average 248,000.00 255,249.04 2000 1,111
Union Bank Checking Acct.
SY51010 100 Passbook/Checking Accoums Amont 1,427,260 04 1.427,280.04 093012016 1
Subtotal and Average 1,427,280.04 1,427,280.04 1
Union Bank Custody Acct.
SYS51004 1004 Maney Market Funds Amort 14,213.59 0.270 14,213 5% 093072016 0270 1
Subtotal and Average 14,213.59 14,213.58 0.270 1
U.S. Treasury Notes
912828WA4 1481 U 5. Treasury Coupon Securities Fair 2,000,089.22 0.625 2.000,320.00 09/30/2016 0.508 10/115/2016 14
912828UE8 1480 U 5. Treasury Coupon Securities Fair 1,993,324 32 Q750 2,000,860.00 05/30/2016 1022 12312017 456
912828VK3 1491 U 5. Treasury Coupon Securities Fair 2.007,671.86 1375 2.020,940.00 09/30£2016 1150 06/30/2018 637
912828XK1 1509 U.S. Treasury Coupon Securities Fair 1,996 604 42 087§ 2.003,680.00 09/30/2016 0,971 07/15/2018 652
912828TH3 1510 U.5, Treasury Coupon Secunties Fair 1,982 296 .98 0875 2.000,460.00 0%/30/2016 1.195 07/31/2019 1,033
912828TG5 1541 11.S. Treasury Coupon Securities Fair 1,995,188.29 0.500 $,998,120.00 09130/2016 0782 07312017 303
9120828XM7 1514 U.S. Treasury Coupon Secunties Fair 2.035,500.52 1.625 2,043 52000 093072016 1.149 07/31/2020 1,398
912828TNO 1515 1.5, Treasury Coupon Secunies Faw 1,897 616.99 1.000 2,006,400 00 09/30/2018 1.042 08/31/2019 1,064
912828TV2 1516 1I.S. Treasury Coupon Securilies Faw 2012957 .81 1.250 2.022,333.91 0913012016 1.071 103172019 1,125
912828450 1517 U S. Treasury Coupon Secunibes Fair 2.014,231 54 1375 2.026,180.00 09/30/2016 1161 02/29/2020 1,246
912828J84 1518 U.S. Treasury Coupon Secunties Fair 2,013,834 55 1.375 2.028,180.00 0913020168 $.172 0323142020 1,277
Subtotal and Average 22,049,316.30 22,148,993.91 1.022 838
Total and Average 91,046,362.20 91,425,284.22 0.990 547
Portfclio ENCI
Data Updated: SET_QTR: 10/11/2016 14:44 . ) AC
Run Date; 10/11/2016 - 14:45 No fiscal year history available DI PRF_ON 713
Repon Ver 738
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CITY OF ENCINITAS

City of Encinitas - Qtr Inv Report 505 S, VULCAN
ENCINITAS, ENCINITAS, CA 9
Investments by Type (760)633-2641

Active Investments
September 30, 2016

Purchase Current Maturity Call Call
CUSIP Investment # Fund Issusr Par Value Price Remaining Cost Rate Date Date Price
Passbool/Checking Accounts
SYS1010 1010 001 Union Bank Checking Acct. 1,427,280 04 100 0000000 1,427,280 04
Subtotal 1.427,280.04 1,427,280.04
Local Agency Investment Funds
SY51012 1012 oo CA LAIF 13,524,997.82  100.0000000 13,524 997 B2 0.640
Subtotal 13,5624,957.82 13,524,997.82
Managed Pool Accounts
S5Y51003 1003 oo CA Asset Management Program 1,004 898 86 1000000000 1,004 B98 86 0640
Subtotal 1,004,898.86 1,004,898.86
Money Market Funds
SYS1004 1004 0 Union Bank Custody Acct. 14,213.59 100.0000000 14,213 .59 0270
Subtotal 14,213.5% 14,213.59
Cenrtificates of Deposit - Bank
025687DLv8 1438 o A an Exp Centurnion 248 000 DO 100.0000000 248,000.00 1.500 1012512017
0606247A5 1454 o0 Bank of Baroda 248 000.00 100.0000000 248,000.00 2.050 111312018
140420QG38 1479 oM Capital One Bank USA, NA 248 000,00 100.0000000 248,000.00 1.000 1012412016
17284C5K6 1487 0o CIT Bank 248 000.00 100.0000000 248,000.00 2.200 121102018
20033ADJ2 1455 001 Comenity Capital Bank 248.000.00 100.0000000 248,000.00 1.000 11/14/2016
20451PKJ4 1470 001 Compass Bank 248,000.00  10D.0000000 248,000.00 1050 051142017
23204HBHO 1474 001 Customers Bank 248,000.00 100.0000000 248,000.00 0950 06/19/2017
254672CB2 1477 ()] Discovery Bank 248,000.00 100.0000000 248,000.00 1.800 10/22/2018
36160XY43 1429 a0 GE Capital Bank 248,000.00 100.0000000 248,000.00 1.350 10/26/2016
45083AD2Z22 1482 001 |beria Bank /LA 248,000,00 100.0000000 248,000.00 1.200 1210412017
B85620843F% 1484 001 State Bank of India 248.000.00 100.0000000 248,000.00 2.000 12/05/2018
52168UCU4 1476 oo Leader Bank 248.000.00 100.0000000 248,000.00 1.050 0412172017
G28779FH8 1471 o NBT Bank 248 000,00 100.0000000 248,000.00 0.950 D6/06/2017
71270QKUS 1486 001 Peoples United Bank 248 000.00 100.0000000 248,000.00 1.000 121212016
795450PZ2 1437 ooy Sallie Mae Bank/Mumray 248 000.00 100.0000000 248,000.00 1.350 1012412016
Portfolio ENCI
Data Updaled: SET_QTR: 10/11/2016 14:44 ; ) AC
Run Date: 141172016 - 14.45 No fiscal year history available DT (PRF_DT}7 1.1
Repont Ver 73.5
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City of Encinitas - Qtr Inv Report

Investments by Type Page 2
September 30, 2016
Purchase Current Maturity Call Call
cusiP Investment # Fund Issuer Par Value Price Remaining Cost Rate Date Date Price
Certificates of Deposit - Bank
87164 YERG 1478 001 Synchrony Bank 24800000  100.0000000 248,000.00 2.000 10/17/2019
Suhbtotal 3,968,000.00 3,968,000.00
U.S. Treasury Coupon Securities
€12828WA4 1481 001 U S. Treasury Notes 2,000,000.00  100.2265625 2.004.531.25 0.625 10/45/2018
912828UE8 1490 001 I & Treasury Notes 2,000.000.00 99 1875000 1,983,750 00 0750 1273172017
912828VK3 1491 oM S Treasury Notes 2.000.000.00 1007382815 2,044,765 63 1375 DE/3012018
912828XK1 1509 001 U.5 Treasury Notes 2,000,000.00 997656425 1,995,312.85 0875 07/15/2018
912828TH3 1510 601 U.5. Treasury Notes 2,000,000 00 98.9023440 1.978,046.88 0875 07/31/2019
912828TGS 1511 001 U.5. Treasury Notes 2,000,000 00 99.5625000 1,991,250.00 0.500 07131/2017
912628XM7 1514 001 U.S. Treasury Notes 2,00000000  101.9843750 2,039,687,50 1625 07/31/2020
912628 TNO 1515 001 U.S. Treasury Notes 2,000 000,00 99.8671875 1,997,343.75 1.000 08/31/2019
912828TV2 1516 601 U.S. Treasury Notes 2,000 00000  100.5976565 2,011,953.13 1.250 103112019
912828450 1517 001 Ul 5. Treasury Notes 200000000  100.7812500 2,015,625 00 1.375 02/29/2020
912828J84 1518 om U S Treasury Notes 2,000,000.00 1007578125 2,015,156.25 1.375 03131/2020
Subtotal 22,000,000.00 22,047,422.24
Federal Agency Coupon Securities
3133EEMIB 1496 001 Federal Farm Credit 2,000.000.00 99.9120000 1.998,240.00 1,000 05/21/2018
I133EEXE2 1502 001 Federal Farm Credit 1.000.00000  100.0365000 1,000,365.00 0.800 061612017
3133EDSUT 1508 001 Federal Farm Credit 1,000000.00  100.3589000 1,003,589.00 1.000 081572017
3130A5320 1493 001 Federal Home Loan Bank 2,000,000.00 299315000 1,898,630.00 1.050 1072372018
3130A4TR3 1495 001 Federal Home Loan Bank 2,000000.00  100.1295000 2,002,590 00 0.875 1016/2017
3130ASES4 1497 001 Federal Home Loan Bank 2,000,000.00 1000000000 2,000.000 00 1.100 08/1372018
3133782M2 1498 o Federal Home Loan Bank 2,000,000.00 1006610000 2,013.220 00 1.500 03/08/2019
313379EES 1499 0o Federal Home Loan Bank 200000000 1008620000 2,117.640.00 1.625 05/14/2019
313383HUS 1513 001 Federal Home Loan Bank 2,000,00000  102.4217000 2.042,434.00 1.750 0612/2020
3137EADCO 1466 001 Federal Home Loan Morigage 200000000  100.6260000 2.012.520.00 1.000 03/08/2017
3137EADT3 1467 001 Federal Home Loan Morigage 2,00000000  100.3110000 2,005,220.00 0.875 0212212017
3137EADF3 1468 001 Federal Home Loan Mortgage 200000000  101,2250000 2,024,500.00 1.250 05/12/2017
3137EADPA 1492 001 Federal Home Loan Morigage 2,000,000.00 99 5770000 1,891,540.00 0.875 03/0712018
3137EADRT 1512 001 Federal Home Loan Morigage 2,000,00000 1009455000 2,018.910.00 1.375 0510172020
3135GOESS 1453 o0t Federal Natl Morigage Assoc. 200000000  101.2400000 2.024.800.00 1.375 11152016
3135G0JAZ 1473 001 Federal Natl Mortgage Assoc 1.000,000.00 100 8814000 1.008.814 .00 1.125 0472772037
3136GOZHT 1480 001 Federal Natl Mortgage Assoc. 200000000 1000400000 2,000,800.00 1.050 09/05/2017
3136GOYES 1484 001 Federal Nat| Mortgage Assoc. 1,00000000 1004900000 1.004,900.00 1.000 08/26/2017
Portfolio ENCI
AC

Data Updated: SET_QTR: 10/11/2016 14:44

Run Date: 10/1172016 - 1445
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City of Encinitas - Qtr Inv Report

Investments by Type Page 3
September 30, 2016
Purchase Currant Maturity Call Call
CusIP Investment # Fund Issuer Par Value Price Remaining Cost Rate Date Date Price
Federal Agency Coupon Securitias
3135G0ZA4 1500 DO Federal Nat'l Mortgage Assoc. 2,000,000 00 101 7681000 2,03536200 1875 02/19/2019
3135G0EJ3 1501 001 Federal Natl Morigage Assoc 2,000,000.00 99 8948000 1,997 896 00 1.125 07202018
3135G0YM9I 1503 (1] Federal Natl Mortgape Assoc 2,000,000 00 102.0341000 2,040,682.00 1875 09/18/2018
3135GOTGSE 1504 o Fedaral Nat1 Mortgage Assoc. 2.000,000.00 99.7034000 1.994,068.00 0.875 02/08/2018
3135G0YT4 1505 oo Federal Nat'l Mortgage Assoc. 2,000,000.00 101.1839000 2,023,678.00 1.625 1172712018
fakaelird{c] 1506 004 Federal Natl Mortgage Assoc, 2,000 000,00 100.6280000 2,012,560.00 1.750 09/12/201%
3135G0ZY2 1507 oo Federal Nat| Mortgage Assoc, 2,000 000,00 100.4450000 2,008,900.00 1750 1172672019
Subtotal 46,000,000.00 46,282,850.00
Federal Agency Callable Securities
313383FB2 1451 00t Federal Home Loan Bank 2,900,000 00 1000000000 2,900,000 00 D 580 1211912016
Subtotal 2,900,000.00 2,900,000.00
Total 90,83%,390.31 91,169,670.56

Dala Updated: SET_QTR: 10/11/2016 14:44

Run Date: 10/11/2016 - 14.45

Mo fiscal year history available
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City of Encinitas - Qtr Inv Report
Interest Earnings

Sorted by Fund - Fund

July 1, 2016 - September 30, 2016
Yield on Beginning Book Value

CITY OF ENCINITAS

505 S. VULCAN

ENCINITAS, ENCINITAS,CA 9

(760)633-2641

Adjusted Interest Earnings

Security Ending Beginning Ending Maturity CurmentAnnualized Interest Amortization/ Adjusted Interest
Cusip Investmant # Fund Type Par Value Book Value Book Valua Date Rate Yield Eamed Accretlon Eamings
Fund: General Investments
SYS51012 1012 001 LAS 13,524 597 82 23,889,873 10 13,524 997 82 0.640 0.485 29,832.51 0.00 29,832.51
SYS51003 1003 001 LA1 1,004 B98.86 1,003,468 65 1,004,898 86 0.640 0.6086 1,532.45 0.00 1.532.45
SYS51004 1004 001 LA3 14,213 .59 469 61 14,213.59 0,270 36827 43.71 0.00 4371
AMIITOEES 1499 001 FAC 2,000,000.00 2,012 86981 2.011,780.18 06/14/2019 1.625 1,287 8,125 00 -1,089.62 7.035.37
3130A53Z0 1493 001 FAC 2.000,000,00 1,999,084 65 1,999,192.58 10/23/2018 1.050 1.061 5,250 00 97,93 5347.92
313383HUA 1513 001 FAC 2.000,000 00 2,040,387 62 2.037.829.64 D6/12/2020 1.750 1.204 8.75000 -2,557.98 6,192,02
3130A4TR3 1495 001 FAC 2.000,000.00 2.001.402.04 2,001,130.68 10/16/2017 0875 0813 4237500 -271.36 4,103.64
3130A5ES4 1497 a0t FAC 2.000,000.00 2.000.000.00 2.000,000.00 08/13/2018 1.100 1.091 550000 000 5,500.00
313383FB2 1451 om MC2 2,900,000 00 2.900,000.00 2,900,000.00 12/19/2018 0.580 0578 4,205.00 000 4,205.00
3133762M2 1498 0o FAC 2,000,000 00 2,009,392 80 2,008,518.69 03/08/2019 1.500 1.308 7.500.00 -874.21 6,625.79
3135G0JA2 1473 001 FAC 1,000,000 00 1,002,513.43 1,001,749.21 04/27/2017 1.125 o811 2.812.50 -764,22 2,048.28
I135G0ZY2 1507 oo FAC 2,000,000.00 2.006,856 92 2.006,353.14 11/26/2019 1.750 1.630 8,750.00 -503.78 8,246.22
3136G0ZH7 1480 001 FAC 2.000.000.00 2,000,332.22 2,000,261.70 09/05/2017 1.050 1.027 5,250.00 -70.52 5,179.48
3135G0OEYI 1501 001 FAC 2.000.000.00 1,998,594 .16 1,998,765.37 07/20/2018 1125 1.151 5,625.00 17121 5796.21
3135G0YT4 150% 001 FAC 2.000.000.00 2,016,657 31 2.014,926.18 1112712018 1625 1.258 8,125.00 -1,731.13 6,393.87
3135GOESS 1453 001 FAC 2.000,000.00 2,002.726.17 2.000,895.16 11/15/2016 1.375 0999 6,875 00 -1,831.01 5,043.99
3136GOYES 1484 001 FAC 1.000,000.00 1,002.519.48 1,001,975.71 08/28/2017 1.000 0774 2,500 00 -543.77 1,956.23
3135GOYM9 1503 001 FAC 2,000,000.00 2,027,903.23 2,024 752.30 031872018 1875 1218 937500 -3,150.93 6,224.07
3135G0ZG1 1506 001 FAC 2,000,000 C0 2.009,535.99 2,008,790 34 09122019 1750 1.580 8.750.00 -745.85 8004 35
3135G0ZA4 1500 001 FAC 2.000,000.00 2.025492.91 2.023,072.70 02/19/2019 1875 1.362 9.375.00 -2.420.21 6,954 79
3135G0OTGE 1504 001 FAC 2,000.000.00 1,096,366.4% 1,906 933 24 02/08/2018 0875 0.982 4.375.00 566.75 494175
3137EADF3 1468 001 FAC 2,000.000.00 2.006,672.07 2.004,741.24 05/12/2017 1.250 0.854 §,250.00 -1,930.83 431917
3137EADPA 1492 001 FAC 2,000,000.00 1,995,195.16 1,995,808.75 03/07/2018 0.875 1.012 4,375.00 713.58 5.0808.59
3137EADCO 1466 o FAC 2,000.000.00 2,002,868 68 2,001,823.41 03/08/2017 1.000 0.783 5,000.00 -1,045.2T7 3.854.73
J13TEADTI 1467 001 FAC 2,000,000.00 2,001.352.94 2,000,825.82 D2r22:2017 0.875 0.763 4,375.00 -527.12 3,847.88
313TEADRY 1512 001 FAC 2.000,000.00 201797231 2.016,800.21 05/01/2020 1.375 1.121 6,875 00 -1,172.10 5,702.80
3133EEM98 1486 001 FAC 2.000,000.00 1,998.88566 1,989,033.15 05/21/2018 1.000 1.022 5.000 00 147.49 5,147 .49
J133EEX62 1502 Q0% FAC 1.000,000.00 1,000,176.88 1.000,130.72 061672017 0.800 0.775 2,000.00 -46.14 1,953 86
3133EDSU7 1508 o FAC 1,000,000.C0 1,001,885.51 1,001,465.47 08/1572017 1000 0824 2.500.00 -420.04 207996
912828TH2 1510 001 TRC 2,000,000.00 1,980,720.33 1,982,296 98 07/31/2019 0875 1.195 4,390 68 1.576.65 5.967.33

Data Updated: SET_QTR: 10/11/2016 14:44

Run Date: 1001112016 - 14:45

No fiscal year history available
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City of Encinitas - Qtr inv Report
Interest Earnings Page 2
July 1, 2016 - September 30, 2016

Adjusted Interest Eaminga

Security Ending Beginning Ending Maturity CurrentAnnualized Interest Amortization/ Adjusted Interest
cusip investmeant # Fund Type Par Value Book Value Book Value Date Rate Yield Eamed Accretion Eamings
Fund: General Investments
912828450 1517 001 TRC 2.000,000.00 2.022,232.08 2.014,231.54 02/25/2020 1.375 1.150 6,913.39 -1,050.81 586258
$12828.)84 1518 001 TRC 2.000,000.00 201948971 2,013,824 55 03/31/2020 1.375 1.162 6.912.98 -996.69 5916.29
912828TVv2 1516 an1 TRC 2.000,000.00 2,013.839.47 2,012,957.61 10/31/2019 1.250 1.058 6,250.00 -881.86 5,3668.14
912828TND 1515 001 TRC 2.000.000.00 2,002,465.29 1.957,616.99 08/31/2019 1.000 1.037 5.027.93 206.05 5,232.98
91282BTGS 1511 001 TRC 2.000.000.00 1,983,727 31 1,995,188.29 0713112017 0.500 0.790 2,508.96 1,460.98 3,969.94

912820XM7 1514 0ot TRC 2.000,000.00 2,044,888 65 2,035,500 52 0713172020 1625 1.129 154.11 -2,334 .56 5819.55
912828XK1 1509 oo TRC 2.,060,000.00 1,996,702,21 1,996,604.42 07/15/2018 0875 0966 4.382.32 47813 4,861.45
$12828F47 1488 oo TRC 0.00 1,899,989 21 0.00 09202016 0.500 0501 2,486 34 10.79 249713
9128280X1 1459 001 TRC 000 2.001,579.75 0.00 077312016 1.500 0543 247253 -157975 892.78
912828WA4 1481 001 TRC 2,000,000 00 2.000,675.55 2,000,089.22 101152016 0.625 0.507 3,142 08 -586 33 2,555.75
912828RFS 1489 001 TRC 0.00 2.001,633.52 0.00 08/3112016 1.000 0.443 3,215.22 -1.833 52 1,481.70
912828VK3 1491 004 TRC 2,000,000,00 2,008,779.89 2.007.671.86 06/30/2018 1.375 1.139 6,875.00 -1,108.03 5,766.97
912828UEB 1490 001 TRC 2.000,000.00 1.991,977 .48 1,993,324.32 12/31/2017 0.750 1.015 3,750.00 1,346.84 5,096.84
795450PZ2 1437 001 BCD 248,000,00 248.000.00 248,000.00 10/24/2016 1.350 1.350 843.88 0.00 843.88
02587DLVE 1438 ao1 BCD 248.000.00 248.000.00 248,000.00 10/25/2017 1.500 1.500 937.64 0.00 937.64
IG160XY43 1439 om BCD 248,000.00 248 .000.00 248,000.00 10/26/2016 1.350 1.350 843.88 0.00 842.88
0606247A5 1454 001 BCD 248 000 00 248 000 00 248,000.00 11/13/2018 2.050 2.050 1,281.45 0.00 1,281.45%
20033AD042 1455 001 BCD 248000 00 24800000 248,000.00 11/14/2016 1.000 1.000 625.09 0.00 625.09
20451PKJ4 1470 001 BCD 248,000 00 24800000 248,000,00 05/11/2017 1.0580 1.050 656,35 0.00 656.35
628773FH8 1471 001 BCD 248,000 00 248,000 00 248,000,00 06/06/2017 0.950 0.950 593.85 0.00 593.85
23204H8HO 1474 001 BCD 248,000 00 248,000 00 248,000.00 06/19/2017 0.950 0.950 593.84 0.00 583.84
52168UCU4 1476 o BCD 248,000 00 248,000 .00 248,000.00 04/21/2017 1.050 1.050 856,25 0.00 656.35
254672CH2 1477 001 BCD 248,000.00 248,000.00 248,000.00 10/22/2018 1.800 1.800 1,125.18 0.00 1,125.18
B7164YEBG 1478 001 8CD 248,000 00 248,000.00 248,000.00 10/47/2019 2.000 2.000 1,250.19 0.00 1.250.19
1404200G8 1479 001 BCD 248,000.00 248,000.00 248,000.00 10/24/2016 1.000 1.000 625.10 0.00 625.10
45083ADZ2 1482 o1 BCD 248.000.00 248.000.00 24B.000.00 12/04/2017 1.200 1.200 750.11 0.00 750.11
8562842F9 1484 o001 BCD 248.000 00 248,000.00 248 00000 12/05/2018 2 000 2000 1,250.19 0.00 1,250.19
71270QKV9 1486 0o BCD 248,000 00 248 000C0 248,000 0D 12/12/2016 1.000 1.000 625.10 0.00 62510
172B4C5K6 1487 o1 BCD 248,000 00 24800000 248,000.00 12/10/2019 2.200 2200 1.375.21 0.00 1,375.21

Subtotal 89,412,110.27 106,018,366.33 89,619,082.16 0.911 263,916.12 -25,290.04 238,626.08

Total 89,412,110.27 106,018,366.33 89,619,082.16 0.911 263,916.12 -25,290.04 238,626.08

Portfolio ENCI

Dala Updated: SET_QTR: 10/11/2016 14:44 AC
Run Date: 101112016 - 14:45 No fiscal year history available IE (PRF_IE} 720
Report Ver, 735

19



City of Encinitas - Qtr Inv Report

CITY OF ENCINITAS
505 §. VULCAN

ENCINITAS, ENCINITAS,CA 9

Realized Gains and Losses (760)633-2641
Sorted By Investment Type
Sales/Calls/Maturities: July 1, 2016 - September 30, 2016
#
Investment Inv. Purchase Par Value SR PDLLL) Maturity/Sale fealized Total Total Total
lssuar Type Date Current Rate Maturity Date Term Book Value Proceods Gain/Loss Eamings Net Earnings Yiald JE6
U.S. Treasury Coupon Securities
1459 TRC 12/23/12013 2.000,000.00 07/31/2016 951 2,000,000 00 2,000,000 00 0.00 28.101.22 28,104.22 0.539
U.S. Treasury Notes 1.500 073172016 951
1489 TRC 12/11/2014 2,000,000.00 08/31/2016 629 2,000000 00 2.000.000.00 0.00 15,458.2% 15 458 39 0.449
U S Treasury Notes 1000  0B/31/2016 629
1468 TRC 12/1172014 2.,000,000.00 09/30/2018 659 2.000.000.00 2.000,000.00 0.00 18,100.10 18,100.10 0501
U S. Treasury Notes 0.500  08/30/2016 658
U S Treasury Coupon Securities  Subtotals 6,000,000.00 6,000,000.00 0.00 61,6569.71 61,659.71 0.4%6
Total Realized Gains/Losses 6,000,000.00 6,000,000.00 0.00 61,659.71 61,659.71 0.496

Data Updated: SET_QTR: 10/11/2016 14:44
Run Date 10/11/2016 - 1445

No fiscal year history available
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